Author index  by unknown





Adler, R.J. and R. Epstein, Some central limit theorems for Markov 
paths and some properties of Gaussian random fields 
Al-Hussaini, A.N. and R.J. Elliott, Enlarged filtrations for diffusions 
Bass, R.F. and R. Pyke, A central limit theorem for D(A)-valued 
processes 
Cambanis, S., C.D. Hardin, Jr. and A. Weron, Ergodic properties of 
stationary stable processes 
Chao, C.-C. and J. Slivka, Some exact distributions of the number of 
one-sided deviations and the time of the last such deviation in the 
simple random walk 
Dehay, D., Strong law of large numbers for weakly harmonizable 
processes 
Elliott, R.J., see A.N. Al-Hussaini 
Epstein, R., see R.J. Adler 
Foulser, D.E. and S. Karlin, Maximal success duration for a semi- 
Markov process 
Gibson, D. and E. Seneta, Monotone infinite stochastic matrices and 
their augmented truncations 
Hardin, Jr. C.D., see S. Cambanis 
Hill, T.P. and V.C. Pestien, The existence of good Markov strategies 
for decision processes with general payoffs 
Karlin, S., see D.E. Foulser 
Kennedy, D.P., Prophet-type inequalities for multi-choice optimal 
stopping 
Kessler, C., Attractiveness of interactions for binary lattice systems 
and the global Markov property 
Lefebvre, M., Optimal control of an Ornstein-Uhlenbeck process 
Nagai, T. and M. Taniguchi, Walsh spectral analysis of multiple dyadic 
stationary processes and its applications 
Nualart, D. and F. Utzet, A property of two-parameter martingales 
with path-independent variation 
Van Ommeren, J.C.W., Exponential bounds for excess probabilities 
in systems with a finite capacity 











(1) l- 18 
(1) 61- 76 
(2)203-224 
(1) 77- 88 
(2)309-313 
(1) 89- 97 
(1) 19- 30 
(1) 31- 49 
(1)143-149 
0304-4149/87/$3.50 @ 1987, Elsevier Science Publishers B.V. (North-Holland) 
316 Author Index 
Penis, M.S., see N. Singh 
Pestien, V.C., see T.P. Hill 
Pittenger, A.O., Hitting times of sequences 
Porosinski, Z., The full-information best choice problem with a 
random number of observations 
Pyke, R., see R.F. Bass 
Rolski, T. and C. Ryll-Nardzewski, Is the dying individual the oldest? 
Ryll-Nardzewski, C., see T. Rolski 
Seneta, E., see D. Gibson 
Shaked, M. and J.G. Shanthikumar, The multivariate hazard 
construction 
Shanthikumar, J.G., see M. Shaked 
Singh, N. and M.S. Peiris, A note on the properties of some nonstation- 
ary ARMA processes 
Slivka, J., see C.-C. Chao 
Slud, E.V., Generalization of an inequality of Birnbaum and Marshall, 
with applications to growth rates for submartingales 
Szyszkowski, I., Invariance principle for integral type functionals of 
square-integrable martingales 
Taniguchi, M., see T. Nagai 
Utzet, F., see D. Nualart 
Weron, A., see S. Cambanis 
(1)151-155 











(1) 51- 60 
(2)269-277 
(1) 19- 30 
(1) 31- 49 
(1) l- 18 
